DINBUR2 AAA/2 SP

VAR histérico con 500 escenarios a 1 dia con un nivel de confianza del 95%

CORTO PLAZO

T.VALOR EMISORA CALIF /| BURS VALOR TOTAL
Certificado Bursaitil 132,425,728 18.048%
91 GCARSO 23 NO APLICA 50,036,964 6.819%
91 AMX 23-3 MxAAA 30,033,467 4.093%
91 FORTALE 23 NO APLICA 25,195,883 3.434%
91 MFRISCO 22 NO APLICA 17,074,253 2.327%
91 NM 24 MxAA+ 10,085,160 1.374%
Cetes 148,134,915 20.189%
BI CETES 240627 AAA(mex) 148,134,915 20.189%
Pag. Med. Pzo. a Descuento 70,573,330 9.618%
93 GCARSO 00324 MxAAA 50,063,484 6.823%
93 MFRISCO 00323 mxA-1+ 20,509,846 2.795%
Pagarecon R. L. V. 328,308,652 44.744%
| BANOBRA 24205 mxA-1+ 175,054,007 23.857%
| BANOBRA 24321 mxA-1+ 103,146,444 14.057%
| BANOBRA 24411 mxA-1+ 50,108,201 6.829%
Reportos 54,313,110 7.402%
LF BONDESF 270318 AAA(mex) 54,313,110 7.402%
TOTAL CARTERA 733,755,735 100.000%
ACTIVO NETO 733,313,976
VAR ESTABLECIDO $ 733,314 0.100%
VAR OBSERVADO PROMEDIO $ 51,005 0.007%
Cartera al: 16-may-24




